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833,004,365 100.00
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) ) ) ) )
North American Equity
Income Covered Call
1 138,121.5552 5,632 777,900,598 5,725 790,745,903| 94.92
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1 0.14| 2020/03/24 21,800,000| 100.03] 21,807,194| 99.97| 21,793,896 48.56
2 0.11] 2020/01/30 6,200,000 99.96 6,197,706] 99.99 6,199,442| 13.81
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62.37
62.37
®
1 1
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( ) ( )
1 (2015 12 14 ) 5,849 6,106 0.9001 0.9426
2 (2016 6 14 ) 4,415 4,725 0.7907 0.8417
3 (2016 12 14 ) 3,894 4,143 0.8541 0.9051
4 (2017 6 14 ) 2,782 2,975 0.8146 0.8656
5 (2017 12 14 ) 1,531 1,658 0.8265 0.8775
6 (2018 6 14 ) 1,149 1,233 0.7449 0.7959
7 (2018 12 14 ) 954 1,027 0.6811 0.7321
8 (2019 6 14 ) 854 924 0.6294 0.6804
9 (2019 12 16 ) 818 888 0.6230 0.6740
2018 12 894 0.6356
2019 1 924 0.6600
2 933 0.6724
3 900 0.6589
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6 873 0.6311
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10 832 0.6205
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38,892,293 41,999,761

826,878,232 787,809,113

1,000,000 1,000,000

866,770,525 830,808,874

866,770,525 830,808,874

11,538,764 11,173,202

15,768 15,858

733,228 737,419

93 109

7,870 7,909

12,295,723 11,934,497

12,295,723 11,934,497

1 1,357,501,697 1 1,314,494, 461

> 503,026,895 2 495,620,084

90,861,151 84,892,676
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854,474,802 818,874,377

866,770,525 830,808,874

32/77



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

)
2018 12 15 2019 6 15
2019 6 14 2019 12 16
75,198,036 73,618,885
146 414
70,854,314 9,069,119
4,343,868 64,550,180
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97,291 92,891
4,524,084 4,319,319
48,558 46,342
4,684,091 4,472,809
340,223 60,077,371
340,223 60,077,371
340,223 60,077,371
620,390 800,384
447,079,015 503,026,895
27,029,761 42,546,637
27,029,761 42,546,637
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1 70,147,729 1 69,319,148
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1. 1 1,401,948,227 1,357,501,697
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79,101,045 109,611,486
2. 1 1,357,501,697 1,314,494,461
3. 2
503,026,895 495,620,084
2018 12 15 2019 6 15
2019 6 14 2019 12 16
1 1
2018 12 15 2019 1 15 2019 6 15 2019 7 16
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2019 2 15 2019 3 14 2019 8 15 2019 9 17
11,984,580 12,012,771
0 0
14,424,932 18,740,275
92,314,438 89,346,700
118,723,950 864.60 120,099, 746 870.33
11,671,693 ( 85 11,729,165 ( 85
) )
2019 3 15 2019 4 15 2019 9 18 2019 10 15
11,934,313 11,648,468
0 0
14,730,692 19,113,157
91,815,225 88,999,684
118,480,230 866.92 119,761,309 869.98
11,616,489 ( 85 11,700,974 ( 85
) )
2019 4 16 2019 5 14 2019 10 16 2019 11 14
11,605,135 11,954,055
0 0
15,000,352 18,863,095
90,826,583 85,232,678
117,432,070 867.67 116,049,828 875.14
11,503,779 ( 85 11,271,395 ( 85
) )
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2019 6 15 2019 12 16
6,014,877
6,014,877
)
1
[2019 6 14 ] [2019 12 16 ]
1 0.6294 1 0.6230
1 6,294 1 6,230
4)
1
@
@
North American Equity Income
Covered Call Strategy Fund W 139,880.8796 787,809,113
Premium Class
139,880.8796 787,809,113
996,711.0000 1,000,000
996,711.0000 1,000,000
1,136,591.8796 788,809,113
2
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@
2018 10 31

102,831
7,480
868,398
711
979,420

8,826
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8,685
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961,667

150,193 6,403

@

868,398
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2,827
5,999
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9,452,457 14,322,636
19,505,110 30,548,170
8,004,560 —
54,683 7,659
68,793 10,057
37,085,603 44,888,522
37,085,603 44,888,522
22 37
22 37
22 37
36,963,090 44,738,927
122,491 149,558
37,085,581 44,888,485
37,085,581 44,888,485
37,085,603 44,888,522
@
2019 6 15
2019 12 16
[2019 6 14 1| [2019 12 16 ]
126,718,203 36,963,090
70,162,501 16,596,001
159,917,614 8,820,164
36,963,090 44,738,927
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9,970 9,970

9,970 9,970
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36,963,090 44,738,927
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16,828,496 17,817,927
150,894 208,412
1,524,731 1,954,575
2,530,730 1,951,601
1,919 1,809
23,613 21,491
21,060,384 21,955,817
547,215 509,917
409,858 379,427
136,834 130,490
522 -

34,467 53,138
3,795 3,795
30,672 49,343
2,706,769 2,769,418
43,545 43,201
1,673,049 1,673,049
31,200 31,200
10,541 28,546
450,632 450,632
10,865 10,030
486,934 532,758
3,288,452 3,332,475
24,348,837 25,288,293
548 -
2,563,951 2,534,676
634,789 872,217
1,929,162 1,662,458
530,106 455,110
262,100 73,427
960,000 698,000
43,264 54,312
3,156 3,353
282,443 313,291
4,645,570 4,132,173
386,552 378,099
386,552 378,099
5,032,123 4,510,272
19,314,136 20,775,924
2,000,000 2,000,000
400,000 400,000
400,000 400,000
16,914,136 18,375,924
500,000 500,000
16,414,136 17,875,924
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16,414,098 17,875,907
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2,577 2,096

19,316,713 20,778,021

24,348,837 25,288,293

@
33 34
2017 2018
2018 31 2019 31
11,741,085 12,725,446
11,384,860 9,897,931
68,541 69,049
215,481 328,576
23,409,968 23,021,003
5,463,460 5,892,133
176,289 212,070
6,331,477 5,956,517
2,359,989 3,009,203
3,971,487 2,947,314
110,708 119,436
226,401 238,392
30,555 32,765
160,440 167,851
21,276 20,903
6,349 8,374
7,778 8,498
12,308,336 12,418,551
3,103,124 3,450,052
132,792 117,075
2,139,811 2,360,494
830,521 972,483
16,511 19,897
3,384 131
181,123 200,290
142,241 139,043
375,691 377,671
6,710 -
114,711 113,433
282,443 313,291
76,622 106,175
499,149 567,366
8,917 10,913
437,854 480,371
5,248,487 5,778,637
5,853,144 4,823,815
472 421
107,891 5,041
50,146 59,798
11,209 16,161
169,720 81,422
19,974 33,574
2,653 2,395
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22,628 35,970
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257 0
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5,999,979 4,869,267
1,806,783 1,551,497
19,919 45,612
1,786,863 1,505,884
4,213,116 3,363,382
€))
33 2017 2018 31
( )
2,000,000 400,000 400,000 500,000 79 13,984,954
1,784,014
41 4
4,213,116
- - - - 4 2,429,143
2,000,000 400,000 400,000 500,000 38 16,414,098
14,485,034| 16,885,034 2,011 2,011 16,887,045
1,784,014 1,784,014 1,784,014
4,213,116 4,213,116 4,213,116
565 565 565
2,429,102 2,429,102 565 565 2,429,667
16,914,136| 19,314,136 2,577 2,577 19,316,713
34 2018 2019 31
( )
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